Wrapper consistency analysis: a measure of consistency in a wrapper setting.
Typically, in high-throughput data, the number of features is often substantially greater than the number of samples. One approach to this statistical challenge is to perform feature selection and usually, only predictive accuracy is used to perform feature selection. We present a new feature selection method called Wrapper Consistency Analysis that strives to optimize both the predictive accuracy as well as a measure called overlap (or consistency). We believe this analysis provides additional information about the goodness of a selected set of features.